Purchase Report by Report Date COMMON E FRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
EURO CURRENCY
FRANCE
ACI004Z24 ANACAP FINANCIAL PARTNERS II LIMITED PARTNERSHIP 12 Sep 2011 12 Sep 2011 CAPITAL CALL EUR/BOS
2,087,302.510 0.693289 Local 1.000000 0.00 0.00 0.00 2,087,302.51
Base 1.442400 0.00 0.00 0.00 3,010,725.14
FRANCE Total
2,087,302.510 Local 0.00 0.00 0.00 2,087,302.51
Base 0.00 0.00 0.00 3,010,725.14

UNITED KINGDOM

916ZUR905 PARTNERS GROUP SECONDARY 2008 LIMITED PARTNERSHIP 22 Sep 2011 22 Sep 2011 CAPITAL CALL EUR/BOS
1,862,916.030 0.731261 Local 1.000000 0.00 0.00 0.00 1,862,916.03
Base 1.367500 0.00 0.00 0.00 2,547,537.67
990HBF901 PARTNERS GROUP SECONDARY 2006 LP 15 Sep 2011 15 Sep 2011 CAPITAL CALL EUR/BOS
232,149.040 0.715154 Local 1.000000 0.00 0.00 0.00 232,149.04
Base 1.398300 0.00 0.00 0.00 324,614.00
UNITED KINGDOM Total
2,095,065.070 Local 0.00 0.00 0.00 2,095,065.07
Base 0.00 0.00 0.00 2,872,151.67
EURO CURRENCY Total
4,182,367.580 Local 0.00 0.00 0.00 4,182,367.58
Base 0.00 0.00 0.00 5,882,876.81
US DOLLAR
02299C968 COURT SQUARE CAPITAL PARTNERS Il LP 19 Sep 2011 19 Sep 2011 CAPITAL CALL USD/BOS
4,303,555.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,303,555.00
Base 1.000000 0.00 0.00 0.00 4,303,555.00
03799N918 APOLLO INVESTMENT FUND VI LIMITED PARTNERSHIP 23 Sep 2011 23 Sep 2011 CAPITAL CALL USD/BOS
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985,486.000 1.000000 Local 1.000000 0.00 0.00 0.00 985,486.00
Base 1.000000 0.00 0.00 0.00 985,486.00
05799Vv964 BDCM OPPORTUNITY FUND II LP 12 Sep 2011 CAPITAL CALL USD/BOS
2,441,481.340 1.000000 Local 1.000000 0.00 0.00 0.00 2,441,481.34
Base 1.000000 0.00 0.00 0.00 2,441,481.34
12 Sep 2011 CANCEL CAPITAL CALL USD/BOS
-2,441,481.340 1.000000 Local 1.000000 0.00 0.00 0.00 -2,441,481.34
Base 1.000000 0.00 0.00 0.00 -2,441,481.34
30 Sep 2011 30 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
149,130.580 1.000000 Local 1.000000 0.00 0.00 0.00 149,130.58
Base 1.000000 0.00 0.00 0.00 149,130.58
30 Sep 2011 30 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
6,924.640 1.000000 Local 1.000000 0.00 0.00 0.00 6,924.64
Base 1.000000 0.00 0.00 0.00 6,924.64
05799V964 Total
156,055.220 Local 0.00 0.00 0.00 156,055.22
Base 0.00 0.00 0.00 156,055.22
15299C937 CENTERBRIDGE CAPITAL PARTNERS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 CAPITAL CALL USD/BOS
467,321.000 1.000000 Local 1.000000 0.00 0.00 0.00 467,321.00
Base 1.000000 0.00 0.00 0.00 467,321.00
30 Sep 2011 30 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
25,258.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,258.00
Base 1.000000 0.00 0.00 0.00 25,258.00
30 Sep 2011 30 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
147,930.000 1.000000 Local 1.000000 0.00 0.00 0.00 147,930.00
Base 1.000000 0.00 0.00 0.00 147,930.00
15299C937 Total
640,509.000 Local 0.00 0.00 0.00 640,509.00
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Base 0.00 0.00 0.00 640,509.00
36699V911 GSO CAPITAL OPPORTUNITY LMTD PARTNERSHIP 23 Sep 2011 23 Sep 2011 CAPITAL CALL USD/BOS
750,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 750,000.00
Base 1.000000 0.00 0.00 0.00 750,000.00
53399C911 LINDSAY GOLDBERG + BESSEMER Il LP 08 Sep 2011 08 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
810.000 1.000000 Local 1.000000 0.00 0.00 0.00 810.00
Base 1.000000 0.00 0.00 0.00 810.00
08 Sep 2011 08 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
152,659.000 1.000000 Local 1.000000 0.00 0.00 0.00 152,659.00
Base 1.000000 0.00 0.00 0.00 152,659.00
08 Sep 2011 08 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
7,292.000 1.000000 Local 1.000000 0.00 0.00 0.00 7,292.00
Base 1.000000 0.00 0.00 0.00 7,292.00
08 Sep 2011 08 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
44,579.000 1.000000 Local 1.000000 0.00 0.00 0.00 44,579.00
Base 1.000000 0.00 0.00 0.00 44,579.00
08 Sep 2011 08 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
35,650.000 1.000000 Local 1.000000 0.00 0.00 0.00 35,650.00
Base 1.000000 0.00 0.00 0.00 35,650.00
08 Sep 2011 08 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
81,165.000 1.000000 Local 1.000000 0.00 0.00 0.00 81,165.00
Base 1.000000 0.00 0.00 0.00 81,165.00
08 Sep 2011 08 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
8,913.000 1.000000 Local 1.000000 0.00 0.00 0.00 8,913.00
Base 1.000000 0.00 0.00 0.00 8,913.00
08 Sep 2011 08 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
52,204.000 1.000000 Local 1.000000 0.00 0.00 0.00 52,204.00
Base 1.000000 0.00 0.00 0.00 52,204.00
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53399C911 Total

383,272.000 Local 0.00 0.00 0.00 383,272.00
Base 0.00 0.00 0.00 383,272.00

564995991 MHR INSTITUTIONAL PARTNERS Il 19 Sep 2011 19 Sep 2011 CAPITAL CALL USD/BOS
1,500,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,500,000.00
Base 1.000000 0.00 0.00 0.00 1,500,000.00

64799B940 NEW MOUNTAIN PARTNERS llI LIMITED PARTNERSHIP ~ 01 Sep 2011 01 Sep 2011 CAPITAL CALL USD/BOS
3,505,328.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,505,328.00
Base 1.000000 0.00 0.00 0.00 3,505,328.00

01 Sep 2011 01 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
71,005.000 1.000000 Local 1.000000 0.00 0.00 0.00 71,005.00
Base 1.000000 0.00 0.00 0.00 71,005.00

64799B940 Total

3,576,333.000 Local 0.00 0.00 0.00 3,576,333.00
Base 0.00 0.00 0.00 3,576,333.00

648992998 KPS SPECIAL SITUATIONS FND Il LIMITED PARTNERSHIP 20 Sep 2011 20 Sep 2011 CAPITAL CALL USD/BOS
3,529,661.020 1.000000 Local 1.000000 0.00 0.00 0.00 3,529,661.02
Base 1.000000 0.00 0.00 0.00 3,529,661.02

26 Sep 2011 26 Sep 2011 CAPITAL CALL USD/BOS
1,868,644.070 1.000000 Local 1.000000 0.00 0.00 0.00 1,868,644.07
Base 1.000000 0.00 0.00 0.00 1,868,644.07

29 Sep 2011 29 Sep 2011 CAPITAL CALL USD/BOS
1,141,949.150 1.000000 Local 1.000000 0.00 0.00 0.00 1,141,949.15
Base 1.000000 0.00 0.00 0.00 1,141,949.15

29 Sep 2011 29 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
941.580 1.000000 Local 1.000000 0.00 0.00 0.00 941.58
Base 1.000000 0.00 0.00 0.00 941.58
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29 Sep 2011 29 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
27,470.580 1.000000 Local 1.000000 0.00 0.00 0.00 27,470.58
Base 1.000000 0.00 0.00 0.00 27,470.58

648992998 Total

6,568,666.400 Local 0.00 0.00 0.00 6,568,666.40
Base 0.00 0.00 0.00 6,568,666.40

671994937 OAK HILL CAPITAL PARTNERS I LIMITED EQUITY PARTN 30 Sep 2011 CAPITAL CALL USD/BOS
1,650,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,650,000.00
Base 1.000000 0.00 0.00 0.00 1,650,000.00

30 Sep 2011 CANCEL CAPITAL CALL USD/BOS
-1,650,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 -1,650,000.00
Base 1.000000 0.00 0.00 0.00 -1,650,000.00

30 Sep 2011 30 Sep 2011 CAPITAL CALL USD/BOS
1,650,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,650,000.00
Base 1.000000 0.00 0.00 0.00 1,650,000.00

671994937 Total

1,650,000.000 Local 0.00 0.00 0.00 1,650,000.00
Base 0.00 0.00 0.00 1,650,000.00

671999936 OAK HILL CAPITAL PARTNERS IlI LP 30 Sep 2011 30 Sep 2011 CAPITAL CALL USD/BOS
3,052,672.730 1.000000 Local 1.000000 0.00 0.00 0.00 3,052,672.73
Base 1.000000 0.00 0.00 0.00 3,052,672.73

76199H921 THE RESOLUTE FUND II L.P. 14 Sep 2011 14 Sep 2011 CAPITAL CALL USD/BOS
538,824.000 1.000000 Local 1.000000 0.00 0.00 0.00 538,824.00
Base 1.000000 0.00 0.00 0.00 538,824.00

770999928 TPG STAR LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 CAPITAL CALL USD/BOS
1,029,325.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,029,325.00
Base 1.000000 0.00 0.00 0.00 1,029,325.00
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77099A966 TPG PARTNERS V LIMITED PARTNERS 16 Sep 2011 16 Sep 2011 CAPITAL CALL USD/BOS
3,561,518.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,561,518.00
Base 1.000000 0.00 0.00 0.00 3,561,518.00

77099B915 TPG PARTNERS VI LIMITED PARTNERSHIP 16 Sep 2011 16 Sep 2011 CAPITAL CALL USD/BOS
4,022,196.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,022,196.00
Base 1.000000 0.00 0.00 0.00 4,022,196.00

82799Y934 SILVER LAKE PARTNERS llI LIMITED PARTNERSHIP 09 Sep 2011 09 Sep 2011 CAPITAL CALL USD/BOS
254,657.000 1.000000 Local 1.000000 0.00 0.00 0.00 254,657.00
Base 1.000000 0.00 0.00 0.00 254,657.00

29 Sep 2011 29 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
26,718.000 1.000000 Local 1.000000 0.00 0.00 0.00 26,718.00
Base 1.000000 0.00 0.00 0.00 26,718.00

29 Sep 2011 29 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
185,483.000 1.000000 Local 1.000000 0.00 0.00 0.00 185,483.00
Base 1.000000 0.00 0.00 0.00 185,483.00

82799Y934 Total

466,858.000 Local 0.00 0.00 0.00 466,858.00
Base 0.00 0.00 0.00 466,858.00

884999962 THOMAS H LEE EQUITY FUND VI LIMITED PARTNERSHIP 27 Sep 2011 27 Sep 2011 CAPITAL CALL USD/BOS
1,694,338.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,694,338.00
Base 1.000000 0.00 0.00 0.00 1,694,338.00

27 Sep 2011 27 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
68,255.000 1.000000 Local 1.000000 0.00 0.00 0.00 68,255.00
Base 1.000000 0.00 0.00 0.00 68,255.00

884999962 Total

1,762,593.000 Local 0.00 0.00 0.00 1,762,593.00
Base 0.00 0.00 0.00 1,762,593.00
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913QTR900 LINDSAY GOLDBERG Il LP 02 Sep 2011 02 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
739,391.000 1.000000 Local 1.000000 0.00 0.00 0.00 739,391.00
Base 1.000000 0.00 0.00 0.00 739,391.00
02 Sep 2011 02 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
160,228.000 1.000000 Local 1.000000 0.00 0.00 0.00 160,228.00
Base 1.000000 0.00 0.00 0.00 160,228.00
02 Sep 2011 02 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
345,627.000 1.000000 Local 1.000000 0.00 0.00 0.00 345,627.00
Base 1.000000 0.00 0.00 0.00 345,627.00
02 Sep 2011 02 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
6,410.000 1.000000 Local 1.000000 0.00 0.00 0.00 6,410.00
Base 1.000000 0.00 0.00 0.00 6,410.00
02 Sep 2011 02 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
8,544.000 1.000000 Local 1.000000 0.00 0.00 0.00 8,544.00
Base 1.000000 0.00 0.00 0.00 8,544.00
02 Sep 2011 02 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
242,650.000 1.000000 Local 1.000000 0.00 0.00 0.00 242,650.00
Base 1.000000 0.00 0.00 0.00 242,650.00
13 Sep 2011 13 Sep 2011 CAPITAL CALL USD/BOS
11,851,138.000 1.000000 Local 1.000000 0.00 0.00 0.00 11,851,138.00
Base 1.000000 0.00 0.00 0.00 11,851,138.00
913QTR900 Total
13,353,988.000 Local 0.00 0.00 0.00 13,353,988.00
Base 0.00 0.00 0.00 13,353,988.00
913WVC907 NB SECONDARY OPP FUND Il LP 21 Sep 2011 21 Sep 2011 CAPITAL CALL USD/BOS
10,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 10,000,000.00
Base 1.000000 0.00 0.00 0.00 10,000,000.00
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927997999 VISTA EQUITY PARTNERS lII LP 07 Sep 2011 07 Sep 2011 CAPITAL CALL USD/BOS
1,574,478.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,574,478.00
Base 1.000000 0.00 0.00 0.00 1,574,478.00
93099G911 WLR RECOVERY FUND IV LP 20 Sep 2011 CAPITAL CALL USD/BOS
4,599,328.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,599,328.00
Base 1.000000 0.00 0.00 0.00 4,599,328.00
20 Sep 2011 CANCEL CAPITAL CALL USD/BOS
-4,599,328.000 1.000000 Local 1.000000 0.00 0.00 0.00 -4,599,328.00
Base 1.000000 0.00 0.00 0.00 -4,599,328.00
20 Sep 2011 20 Sep 2011 CAPITAL CALL USD/BOS
4,501,470.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,501,470.00
Base 1.000000 0.00 0.00 0.00 4,501,470.00
20 Sep 2011 20 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
97,858.000 1.000000 Local 1.000000 0.00 0.00 0.00 97,858.00
Base 1.000000 0.00 0.00 0.00 97,858.00
27 Sep 2011 27 Sep 2011 CAPITAL CALL USD/BOS
637,356.000 1.000000 Local 1.000000 0.00 0.00 0.00 637,356.00
Base 1.000000 0.00 0.00 0.00 637,356.00
93099G911 Total
5,236,684.000 Local 0.00 0.00 0.00 5,236,684.00
Base 0.00 0.00 0.00 5,236,684.00
93399Y968 WARBURG PINCUS PRVT EQUITY X LIMITED PARTNERSHIP 29 Sep 2011 29 Sep 2011 CAPITAL CALL USD/BOS
7,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 7,000,000.00
Base 1.000000 0.00 0.00 0.00 7,000,000.00
95099D913 WELSH CARSON ANDERSON STOWE XI LP 13 Sep 2011 13 Sep 2011 CAPITAL CALL USD/BOS
2,818,079.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,818,079.00
Base 1.000000 0.00 0.00 0.00 2,818,079.00
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ACI004Q06 DLJ MERCHANT BANKING PTRS IV LIMITED PARTNERSHIP 29 Sep 2011 29 Sep 2011 CAPITAL CALL USD/BOS
243,397.730 1.000000 Local 1.000000 0.00 0.00 0.00 243,397.73
Base 1.000000 0.00 0.00 0.00 243,397.73
ACI004QP3 FAIRVIEW CAPSTONE PARTNERS Il LIMITED PARTNERSHIP 23 Sep 2011 23 Sep 2011 CAPITAL CALL USD/BOS
1,990,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,990,000.00
Base 1.000000 0.00 0.00 0.00 1,990,000.00
ACI004QS7 GS PRIVATE EQUITY PARTNERS NJ  LIMITED PARTNERSHIP 09 Sep 2011 09 Sep 2011 CAPITAL CALL USD/BOS
915,949.000 1.000000 Local 1.000000 0.00 0.00 0.00 915,949.00
Base 1.000000 0.00 0.00 0.00 915,949.00
09 Sep 2011 09 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
44,219.000 1.000000 Local 1.000000 0.00 0.00 0.00 44,219.00
Base 1.000000 0.00 0.00 0.00 44,219.00
ACI004QS7 Total
960,168.000 Local 0.00 0.00 0.00 960,168.00
Base 0.00 0.00 0.00 960,168.00
ACI004RD9 CARLYLE MEZZANINE PTRS FNDII LIMITED PARTNERSHIP 13 Sep 2011 CAPITAL CALL USD/BOS
3,650,153.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,650,153.00
Base 1.000000 0.00 0.00 0.00 3,650,153.00
13 Sep 2011 CANCEL CAPITAL CALL USD/BOS
-3,650,153.000 1.000000 Local 1.000000 0.00 0.00 0.00 -3,650,153.00
Base 1.000000 0.00 0.00 0.00 -3,650,153.00
14 Sep 2011 14 Sep 2011 CAPITAL CALL USD/BOS
3,650,153.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,650,153.00
Base 1.000000 0.00 0.00 0.00 3,650,153.00
ACI004RD9 Total
3,650,153.000 Local 0.00 0.00 0.00 3,650,153.00
Base 0.00 0.00 0.00 3,650,153.00
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ACI004RHO NJHL EUR BUYOUT FND SER C LIMITED PARTNERSHIP 02 Sep 2011 02 Sep 2011 CAPITAL CALL USD/BOS
8,664,422.130 1.000000 Local 1.000000 0.00 0.00 0.00 8,664,422.13
Base 1.000000 0.00 0.00 0.00 8,664,422.13
13 Sep 2011 13 Sep 2011 CAPITAL CALL USD/BOS
775,658.720 1.000000 Local 1.000000 0.00 0.00 0.00 775,658.72
Base 1.000000 0.00 0.00 0.00 775,658.72
28 Sep 2011 28 Sep 2011 CAPITAL CALL USD/BOS
1,5632,898.930 1.000000 Local 1.000000 0.00 0.00 0.00 1,5632,898.93
Base 1.000000 0.00 0.00 0.00 1,5632,898.93
30 Sep 2011 30 Sep 2011 CAPITAL CALL USD/BOS
133,936.950 1.000000 Local 1.000000 0.00 0.00 0.00 133,936.95
Base 1.000000 0.00 0.00 0.00 133,936.95
ACI004RHO Total
11,106,916.730 Local 0.00 0.00 0.00 11,106,916.73
Base 0.00 0.00 0.00 11,106,916.73
ACIO004RI8 SONJ PVT OPPORTUNITIES FND I LIMITED PARTNERSHIP 29 Sep 2011 29 Sep 2011 CAPITAL CALL USD/BOS
12,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 12,000,000.00
Base 1.000000 0.00 0.00 0.00 12,000,000.00
29 Sep 2011 29 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
874,166.000 1.000000 Local 1.000000 0.00 0.00 0.00 874,166.00
Base 1.000000 0.00 0.00 0.00 874,166.00
ACI004RI8 Total
12,874,166.000 Local 0.00 0.00 0.00 12,874,166.00
Base 0.00 0.00 0.00 12,874,166.00
ACI004S48 NJHL EUR BUYOUT FND Il SER B LIMITED PARTNERSHIP 12 Sep 2011 12 Sep 2011 CAPITAL CALL USD/BOS
905,634.990 1.000000 Local 1.000000 0.00 0.00 0.00 905,634.99
Base 1.000000 0.00 0.00 0.00 905,634.99
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21 Sep 2011 21 Sep 2011 CAPITAL CALL USD/BOS
3,566,258.510 1.000000 Local 1.000000 0.00 0.00 0.00 3,566,258.51
Base 1.000000 0.00 0.00 0.00 3,566,258.51

22 Sep 2011 22 Sep 2011 CAPITAL CALL USD/BOS
458,460.860 1.000000 Local 1.000000 0.00 0.00 0.00 458,460.86
Base 1.000000 0.00 0.00 0.00 458,460.86

22 Sep 2011 22 Sep 2011 CAPITAL CALL USD/BOS
287,802.410 1.000000 Local 1.000000 0.00 0.00 0.00 287,802.41
Base 1.000000 0.00 0.00 0.00 287,802.41

ACIl004S48 Total

5,218,156.770 Local 0.00 0.00 0.00 5,218,156.77
Base 0.00 0.00 0.00 5,218,156.77

ACI004S55 NJHL EUR BUYOUT FND SER A LIMITED PARTNERSHIP 01 Sep 2011 01 Sep 2011 CAPITAL CALL USD/BOS
4,884,037.100 1.000000 Local 1.000000 0.00 0.00 0.00 4,884,037.10
Base 1.000000 0.00 0.00 0.00 4,884,037.10

30 Sep 2011 30 Sep 2011 CAPITAL CALL USD/BOS
1,305,885.260 1.000000 Local 1.000000 0.00 0.00 0.00 1,305,885.26
Base 1.000000 0.00 0.00 0.00 1,305,885.26

30 Sep 2011 CAPITAL CALL USD/BOS
1,305,885.260 1.000000 Local 1.000000 0.00 0.00 0.00 1,305,885.26
Base 1.000000 0.00 0.00 0.00 1,305,885.26

30 Sep 2011 CANCEL CAPITAL CALL USD/BOS
-1,305,885.260 1.000000 Local 1.000000 0.00 0.00 0.00 -1,305,885.26
Base 1.000000 0.00 0.00 0.00 -1,305,885.26

ACI004S55 Total

6,189,922.360 Local 0.00 0.00 0.00 6,189,922.36
Base 0.00 0.00 0.00 6,189,922.36
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Purchase Report by Report Date COMMON E FRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

ACI004X83 CSFB/NJDI EMER OPP FD 2008 1 LIMITED PARTNERSHIP 26 Sep 2011 26 Sep 2011 CAPITAL CALL USD/BOS
1,700,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,700,000.00
Base 1.000000 0.00 0.00 0.00 1,700,000.00

ACI004X91 CSFB/NJDI INVESTMENT 2008 1SER  LIMITED PARTNERSHIP 09 Sep 2011 09 Sep 2011 CAPITAL CALL USD/BOS
3,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,000,000.00
Base 1.000000 0.00 0.00 0.00 3,000,000.00

29 Sep 2011 29 Sep 2011 CAPITAL CALL USD/BOS
3,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,000,000.00
Base 1.000000 0.00 0.00 0.00 3,000,000.00

29 Sep 2011 CAPITAL CALL USD/BOS
3,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,000,000.00
Base 1.000000 0.00 0.00 0.00 3,000,000.00

29 Sep 2011 CANCEL CAPITAL CALL USD/BOS
-3,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 -3,000,000.00
Base 1.000000 0.00 0.00 0.00 -3,000,000.00

ACI004X91 Total

6,000,000.000 Local 0.00 0.00 0.00 6,000,000.00
Base 0.00 0.00 0.00 6,000,000.00

ACIOODBR5 TENEX CAPITAL PARTNERS LP LIMITED PARTNERSHIP 02 Sep 2011 02 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
352,318.160 1.000000 Local 1.000000 0.00 0.00 0.00 352,318.16
Base 1.000000 0.00 0.00 0.00 352,318.16

ACIO0GR67 CENTERBRIDGE CAPITAL PTRNS I LIMITED PARTNERSHIP ~ 01 Sep 2011 01 Sep 2011 CAPITAL CALL USD/BOS
1,613,206.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,613,206.00
Base 1.000000 0.00 0.00 0.00 1,613,206.00

30 Sep 2011 30 Sep 2011 CAPITAL CALL USD/BOS
2,252,396.000 1.000000 Local 1.000000 0.00 0.00 0.00 2,252,396.00
Base 1.000000 0.00 0.00 0.00 2,252,396.00
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Purchase Report by Report Date COMMON E FRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

30 Sep 2011 30 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
113,857.000 1.000000 Local 1.000000 0.00 0.00 0.00 113,857.00
Base 1.000000 0.00 0.00 0.00 113,857.00
30 Sep 2011 30 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
168,030.000 1.000000 Local 1.000000 0.00 0.00 0.00 168,030.00
Base 1.000000 0.00 0.00 0.00 168,030.00
ACIO0GR67 Total
4,147,489.000 Local 0.00 0.00 0.00 4,147,489.00
Base 0.00 0.00 0.00 4,147,489.00
ACIOONUB7 NEW JERSEY ASIA INVESTORS I LIMITED PARTNERSHIP 08 Sep 2011 08 Sep 2011 CAPITAL CALL USD/BOS
303,536.000 1.000000 Local 1.000000 0.00 0.00 0.00 303,536.00
Base 1.000000 0.00 0.00 0.00 303,536.00
08 Sep 2011 08 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
55,712.000 1.000000 Local 1.000000 0.00 0.00 0.00 55,712.00
Base 1.000000 0.00 0.00 0.00 55,712.00
16 Sep 2011 16 Sep 2011 CAPITAL CALL USD/BOS
684,475.000 1.000000 Local 1.000000 0.00 0.00 0.00 684,475.00
Base 1.000000 0.00 0.00 0.00 684,475.00
22 Sep 2011 22 Sep 2011 CAPITAL CALL USD/BOS
131,261.000 1.000000 Local 1.000000 0.00 0.00 0.00 131,261.00
Base 1.000000 0.00 0.00 0.00 131,261.00
ACIOONUB? Total
1,174,984.000 Local 0.00 0.00 0.00 1,174,984.00
Base 0.00 0.00 0.00 1,174,984.00
US DOLLAR Total
130,538,764.100 Local 0.00 0.00 0.00 130,538,764.10
Base 0.00 0.00 0.00 130,538,764.10
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Purchase Report by Report Date

September 1, 2011 to September 30, 2011

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND: NJBE

View Date: October 11, 2011

STATE STREET,

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY Total
134,721,131.680
Base 0.00 0.00 0.00 136,421,640.91
PURCHASE Total
134,721,131.680
Base 0.00 0.00 0.00 136,421,640.91
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Sales Report by Report Date COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

FUND:  NJBE STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
US DOLLAR
362995979 GTCR FUND IX/A LIMITED PARTNERSHIP 30 Sep 2011 OPEN 11 LIQUIDATION USD/BOS
58,830,658.000 1.000000 Local 1.088060 0.00 0.00 0.00 64,011,328.00
Base 1.088060 0.00 0.00 0.00 64,011,328.00
ACI004QT5 MADISON DEARBORN CAP PTRS VA  LIMITED PARTNERSHIP 30 Sep 2011 OPEN 3 LIQUIDATION USD/BOS
105,735,314.000 1.000000 Local 0.834202 0.00 0.00 0.00 88,204,654.00
Base 0.834202 0.00 0.00 0.00 88,204,654.00
US DOLLAR Total
164,565,972.000 Local 0.00 0.00 0.00 152,215,982.00
Base 0.00 0.00 0.00 152,215,982.00
EQUITY Total
164,565,972.000
Base 0.00 0.00 0.00 152,215,982.00
SALES Total
164,565,972.000
Base 0.00 0.00 0.00 152,215,982.00
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Purchase Report by Report Date

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND:  NJBR STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
US DOLLAR
141998971 CAPRI URBAN INVESTOR REIT 28 Sep 2011 28 Sep 2011 CAPITAL CALL USD/BOS
585,270.000 1.000000 Local 1.000000 0.00 0.00 0.00 585,270.00
Base 1.000000 0.00 0.00 0.00 585,270.00
14399C921 CARLYLE REALTY PARTNERS V LP 27 Sep 2011 27 Sep 2011 CAPITAL CALL USD/BOS
3,653,192.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,653,192.00
Base 1.000000 0.00 0.00 0.00 3,653,192.00
27 Sep 2011 27 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
40,673.000 1.000000 Local 1.000000 0.00 0.00 0.00 40,673.00
Base 1.000000 0.00 0.00 0.00 40,673.00
14399C921 Total
3,693,865.000 Local 0.00 0.00 0.00 3,693,865.00
Base 0.00 0.00 0.00 3,693,865.00
50299C959 L + B DIVERSIFIED STRATEGY PARTNERS LP 07 Sep 2011 07 Sep 2011 CAPITAL CALL USD/BOS
1,284,747.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,284,747.00
Base 1.000000 0.00 0.00 0.00 1,284,747.00
50509A934 LASALLE ASIA OPPNTY FNDIII LTD LIMITED PARTNERSHIP 12 Sep 2011 12 Sep 2011 CAPITAL CALL USD/BOS
4,141,414.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,141,414.00
Base 1.000000 0.00 0.00 0.00 4,141,414.00
12 Sep 2011 12 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
235,690.000 1.000000 Local 1.000000 0.00 0.00 0.00 235,690.00
Base 1.000000 0.00 0.00 0.00 235,690.00
12 Sep 2011 12 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
673,401.000 1.000000 Local 1.000000 0.00 0.00 0.00 673,401.00
Base 1.000000 0.00 0.00 0.00 673,401.00
50509A934 Total
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Purchase Report by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND: NJBR

STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

5,050,505.000 Local 0.00 0.00 0.00 5,050,505.00
Base 0.00 0.00 0.00 5,050,505.00

72599P9A0 PLA RESIDENTIAL FUND HlI 02 Sep 2011 02 Sep 2011 CAPITAL CALL USD/BOS
1,306,131.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,306,131.00
Base 1.000000 0.00 0.00 0.00 1,306,131.00

02 Sep 2011 02 Sep 2011 MANAGEMENT FEES INSIDE-COMMIT USD/BOS
129,534.000 1.000000 Local 1.000000 0.00 0.00 0.00 129,534.00
Base 1.000000 0.00 0.00 0.00 129,534.00

02 Sep 2011 02 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
3,598.000 1.000000 Local 1.000000 0.00 0.00 0.00 3,598.00
Base 1.000000 0.00 0.00 0.00 3,598.00

72599P9A0 Total

1,439,263.000 Local 0.00 0.00 0.00 1,439,263.00
Base 0.00 0.00 0.00 1,439,263.00

88699C971 WESTBROOK REAL ESTATE FD VIiI 21 Sep 2011 21 Sep 2011 CAPITAL CALL USD/BOS
10,980,414.000 1.000000 Local 1.000000 0.00 0.00 0.00 10,980,414.00
Base 1.000000 0.00 0.00 0.00 10,980,414.00

ACI004QF5 NJDOI/GMAM CORE PLUS REAL EST  REIT 28 Sep 2011 28 Sep 2011 CAPITAL CALL USD/BOS
267,709.620 1.000000 Local 1.000000 0.00 0.00 0.00 267,709.62
Base 1.000000 0.00 0.00 0.00 267,709.62

ACI004QX6 NJDOI/GMAM OPPORT REAL EST INV  REIT 22 Sep 2011 22 Sep 2011 CAPITAL CALL USD/BOS
1,282,247.790 1.000000 Local 1.000000 0.00 0.00 0.00 1,282,247.79
Base 1.000000 0.00 0.00 0.00 1,282,247.79

ACI005C34 BLACKSTONE RE PRTNR VI TE 2 REIT 01 Sep 2011 01 Sep 2011 CAPITAL CALL USD/BOS
1,795,706.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,795,706.00
Base 1.000000 0.00 0.00 0.00 1,795,706.00

08 Sep 2011 08 Sep 2011 CAPITAL CALL USD/BOS
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Purchase Report by Report Date

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND:  NJBR STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
1,008,144.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,008,144.00
Base 1.000000 0.00 0.00 0.00 1,008,144.00
08 Sep 2011 08 Sep 2011 PARTNERSHIP COST-INSIDE COMMIT USD/BOS
18,112.000 1.000000 Local 1.000000 0.00 0.00 0.00 18,112.00
Base 1.000000 0.00 0.00 0.00 18,112.00
ACI005C34 Total
2,821,962.000 Local 0.00 0.00 0.00 2,821,962.00
Base 0.00 0.00 0.00 2,821,962.00
ACI0005M9 LONE STAR REAL ESTATE FD Il US REIT 21 Sep 2011 21 Sep 2011 CAPITAL CALL USD/BOS
7,161,939.600 1.000000 Local 1.000000 0.00 0.00 0.00 7,161,939.60
Base 1.000000 0.00 0.00 0.00 7,161,939.60
ACIO005N7 LONE STAR FUND VII (U.S.) REIT 27 Sep 2011 27 Sep 2011 CAPITAL CALL USD/BOS
6,529,643.090 1.000000 Local 1.000000 0.00 0.00 0.00 6,529,643.09
Base 1.000000 0.00 0.00 0.00 6,529,643.09
US DOLLAR Total
41,097,566.100 Local 0.00 0.00 0.00 41,097,566.10
Base 0.00 0.00 0.00 41,097,566.10
EQUITY Total
41,097,566.100
Base 0.00 0.00 0.00 41,097,566.10
PURCHASE Total
41,097,566.100
Base 0.00 0.00 0.00 41,097,566.10

Page 18

Books Closed

Prepared by State Street




Purchase and Sales by Report Date
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COMMON E REAL ASSET HEDGES
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View Date: October 11, 2011
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate
Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase and Sales by Report Date

September 1, 2011 to September 30, 2011

COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG

FUND: NJDP
View Date: October 11, 2011

STATE STREET.

Base Currency: USD - USD

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate

Units/Original Face

Trd Date Stl Date  Fail Days Broker Name
Price Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds
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Purchase Report by Report Date

September 1, 2011 to September 30, 2011

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND: NJDW

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
US DOLLAR
464285105 ISHARES GOLD TRUST ISHARES GOLD TRUST 09 Sep 2011 14 Sep 2011 OAK BROOKASSOCIATES INC uUSD/DTC 0.01
550,000.000 1.000000 Local 18.136600 0.00 3,850.00 0.00 9,978,980.00
Base 18.136600 0.00 3,850.00 0.00 9,978,980.00
57060U100 MARKET VECTORS GOLD MINERS ETF MARKET VECTORS GOLD 07 Sep 2011 12 Sep 2011 GOODE,A.C. & CO., INC.(CLR. THRU 44 USD/DTC 0.01
150,000.000 1.000000 Local 64.108700 0.00 1,500.00 0.00 9,617,805.00
Base 64.108700 0.00 1,500.00 0.00 9,617,805.00
57060U605 MARKET VECTORS AGRIBUSINESS ET MARKET VECTORS AGRIB 07 Sep 2011 12 Sep 2011 HARRIS UPHAM & CO INCORPORATED uUSb/DTC 0.01
250,000.000 1.000000 Local 51.851800 0.00 1,250.00 0.00 12,964,200.00
Base 51.851800 0.00 1,250.00 0.00 12,964,200.00
08 Sep 2011 13 Sep 2011 HARRIS UPHAM & CO INCORPORATED uUSD/DTC 0.01
286,000.000 1.000000 Local 51.833500 0.00 1,430.00 0.00 14,825,811.00
Base 51.833500 0.00 1,430.00 0.00 14,825,811.00
09 Sep 2011 14 Sep 2011 HARRIS UPHAM & CO INCORPORATED uUSb/DTC 0.01
64,000.000 1.000000 Local 50.596100 0.00 320.00 0.00 3,238,470.39
Base 50.596100 0.00 320.00 0.00 3,238,470.39
57060U605 Total
600,000.000 Local 0.00 3,000.00 0.00 31,028,481.39
Base 0.00 3,000.00 0.00 31,028,481.39
739358105 POWERSHARES DB COMMODITY UNIT BEN INT 01 Sep 2011 07 Sep 2011 OAK BROOKASSOCIATES INC USD/DTC 0.01
203,671.000 1.000000 Local 30.081100 0.00 1,425.70 0.00 6,128,073.41
Base 30.081100 0.00 1,425.70 0.00 6,128,073.41
07 Sep 2011 12 Sep 2011 OAK BROOKASSOCIATES INC USD/DTC 0.01
1,600,000.000 1.000000 Local 29.958400 0.00 11,200.00 0.00 47,944,640.00
Base 29.958400 0.00 11,200.00 0.00 47,944,640.00
22 Sep 2011 27 Sep 2011 GOLDMAN SACHS INTERNATIONAL USD/DTC 0.01
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Purchase Report by Report Date

September 1, 2011 to September 30, 2011

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND: NJDW

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
600,000.000 1.000000 Local 27.218200 0.00 3,000.00 0.00 16,333,920.00
Base 27.218200 0.00 3,000.00 0.00 16,333,920.00
22 Sep 2011 27 Sep 2011 RICHARD BLACKMAN & CO INC USD/DTC 0.01
600,000.000 1.000000 Local 27.202000 0.00 3,000.00 0.00 16,324,200.00
Base 27.202000 0.00 3,000.00 0.00 16,324,200.00
22 Sep 2011 27 Sep 2011 LINCOLN EMCRAE INC USD/DTC 0.01
11,200.000 1.000000 Local 27.000000 0.00 56.00 0.00 302,456.00
Base 27.000000 0.00 56.00 0.00 302,456.00
22 Sep 2011 27 Sep 2011 DERBY SECURITIES INC.(CLEAR THRU 44 USD/DTC 0.01
600,000.000 1.000000 Local 27.084300 0.00 3,000.00 0.00 16,253,580.00
Base 27.084300 0.00 3,000.00 0.00 16,253,580.00
22 Sep 2011 27 Sep 2011 K&M SECURITIES USD/DTC 0.01
600,000.000 1.000000 Local 27.071700 0.00 3,000.00 0.00 16,246,020.00
Base 27.071700 0.00 3,000.00 0.00 16,246,020.00
23 Sep 2011 28 Sep 2011 MCMASTER HUTCHINSON & CO USD/DTC 0.01
600,000.000 1.000000 Local 26.737100 0.00 3,000.00 0.00 16,045,260.00
Base 26.737100 0.00 3,000.00 0.00 16,045,260.00
23 Sep 2011 28 Sep 2011 LINCOLN EMCRAE INC USD/DTC 0.01
588,800.000 1.000000 Local 26.691700 0.00 2,944.00 0.00 15,719,016.96
Base 26.691700 0.00 2,944.00 0.00 15,719,016.96
739355105 Total
5,403,671.000 Local 0.00 30,625.70 0.00 151,297,166.37
Base 0.00 30,625.70 0.00 151,297,166.37
922908553 VANGUARD REIT ETF VANGUARD REIT ETF 15 Sep 2011 20 Sep 2011 RICHARD BLACKMAN & CO INC uUSD/DTC 0.01
450,000.000 1.000000 Local 56.669100 0.00 4,500.00 0.00 25,505,595.00
Base 56.669100 0.00 4,500.00 0.00 25,505,595.00

Page 22

Books Closed

Prepared by State Street




NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total

7,153,671.000 Local 0.00 43,475.70 0.00 227,428,027.76
Base 0.00 43,475.70 0.00 227,428,027.76
EQUITY Total
7,153,671.000
Base 0.00 43,475.70 0.00 227,428,027.76
OPTIONS BOUGHT
US DOLLAR
997342984 SPDR GOLD TRUST OCT11 178 PUT 09 Sep 2011 12 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
2,500.000 1.000000 Local 7.283600 0.00 2,500.00 0.00 1,823,400.00
Base 7.283600 0.00 2,500.00 0.00 1,823,400.00
997375539 SPDR GOLD SHARES DEC11 150 PUT 29 Sep 2011 30 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
1,000.000 1.000000 Local 6.550000 0.00 1,000.00 0.00 656,000.00
Base 6.550000 0.00 1,000.00 0.00 656,000.00
997375679 SPDR GOLD TRUST NOV11 152 PUT 29 Sep 2011 30 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
3,000.000 1.000000 Local 5.650000 0.00 3,000.00 0.00 1,698,000.00
Base 5.650000 0.00 3,000.00 0.00 1,698,000.00
US DOLLAR Total
6,500.000 Local 0.00 6,500.00 0.00 4,177,400.00
Base 0.00 6,500.00 0.00 4,177,400.00
OPTIONS BOUGHT Total
6,500.000
Base 0.00 6,500.00 0.00 4,177,400.00
OPTIONS BOUGHTBACK
US DOLLAR
997133508 SPDR GOLD TRUST SEP11 160 CALL 09 Sep 2011 12 Sep 2011 GOLDMAN SACHS + CO USD/OTH 2.00
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Purchase Report by Report Date

September 1, 2011 to September 30, 2011

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

FUND: NJDW

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
1,878.000 1.000000 Local 21.037800 0.00 3,756.00 0.00 3,954,654.84
Base 21.037800 0.00 3,756.00 0.00 3,954,654.84
997185458 SPDR GOLD TRUST JAN12 160 CALL 09 Sep 2011 12 Sep 2011 GOLDMAN SACHS + CO USD/OTH 2.00
800.000 1.000000 Local 25.684800 0.00 1,600.00 0.00 2,056,384.00
Base 25.684800 0.00 1,600.00 0.00 2,056,384.00
997274559 SPDR GOLD TRUST OCT11 185 CALL 09 Sep 2011 12 Sep 2011 GOLDMAN SACHS + CO USD/OTH 2.00
2,250.000 1.000000 Local 6.720800 0.00 4,500.00 0.00 1,516,680.00
Base 6.720800 0.00 4,500.00 0.00 1,516,680.00
US DOLLAR Total
4,928.000 Local 0.00 9,856.00 0.00 7,527,718.84
Base 0.00 9,856.00 0.00 7,527,718.84
OPTIONS BOUGHTBACK Total
4,928.000
Base 0.00 9,856.00 0.00 7,527,718.84
OPTIONS EXPIRED_WRTS
US DOLLAR
997133508 SPDR GOLD TRUST SEP11 160 CALL 17 Sep 2011 17 Sep 2011 OPTION EXPIRED usb/
22.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
22.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
OPTIONS EXPIRED_WRTS Total
22.000
Base 0.00 0.00 0.00 0.00
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Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE

NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
PURCHASE Total
7,165,121.000
Base 0.00 59,831.70 0.00 239,133,146.60
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
US DOLLAR
78463V107 SPDR GOLD SHARES SPDR GOLD TRUST 07 Sep 2011 12 Sep 2011 OAK BROOKASSOCIATES INC USD/DTC 0.01
52,725.000 1.000000 Local 176.270900 0.00 369.08 178.45 9,293,335.66
Base 176.270900 0.00 369.08 178.45 9,293,335.66
09 Sep 2011 14 Sep 2011 P JKISCH& CO INC uUSD/DTC 0.02
2,200.000 1.000000 Local 160.000000 0.00 44.00 6.76 351,949.24
Base 160.000000 0.00 44.00 6.76 351,949.24
78463V107 Total
54,925.000 Local 0.00 413.08 185.21 9,645,284.90
Base 0.00 413.08 185.21 9,645,284.90
922908553 VANGUARD REIT ETF VANGUARD REIT ETF 22 Sep 2011 27 Sep 2011 PERSHING LLC USD/DTC 0.01
450,000.000 1.000000 Local 51.763400 0.00 2,250.00 447.24 23,290,832.76
Base 51.763400 0.00 2,250.00 447.24 23,290,832.76
US DOLLAR Total
504,925.000 Local 0.00 2,663.08 632.45 32,936,117.66
Base 0.00 2,663.08 632.45 32,936,117.66
EQUITY Total
504,925.000
Base 0.00 2,663.08 632.45 32,936,117.66

OPTIONS EXPIRED_BUYS

US DOLLAR
997168454 SPDR GOLD TRUST SEP11 145 PUT 17 Sep 2011 17 Sep 2011 OPTION EXPIRED usDh/
1,500.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997237176 SPDR GOLD TRUST SEP11 150 PUT 17 Sep 2011 17 Sep 2011 OPTION EXPIRED usSb/
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

1,000.000 1.000000 Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
2,500.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

OPTIONS EXPIRED_BUYS Total

2,500.000
Base 0.00 0.00 0.00 0.00
OPTIONS SOLD
US DOLLAR
997342984 SPDR GOLD TRUST OCT11 178 PUT 29 Sep 2011 30 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
2,500.000 1.000000 Local 21.199593 0.00 2,500.00 0.00 5,297,398.24
Base 21.199593 0.00 2,500.00 0.00 5,297,398.24
US DOLLAR Total
2,500.000 Local 0.00 2,500.00 0.00 5,297,398.24
Base 0.00 2,500.00 0.00 5,297,398.24
OPTIONS SOLD Total
2,500.000
Base 0.00 2,500.00 0.00 5,297,398.24
OPTIONS WRITTEN
US DOLLAR
997267017 POWERSHARES DB COMMODITY IND JAN12 33 CALL 01 Sep 2011 02 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
3,500.000 1.000000 Local 0.520000 0.00 3,500.00 3.50 178,496.50
Base 0.520000 0.00 3,500.00 3.50 178,496.50
997342992 SPDR GOLD SHARES JAN12 200 CALL 09 Sep 2011 12 Sep 2011 GOLDMAN SACHS + CO USD/NYF 1.00
2,500.000 1.000000 Local 6.874468 0.00 2,500.00 0.00 1,716,117.00
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NJ DIVISION OF INVESTMENT

FUND:  NJDW STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 6.874468 0.00 2,500.00 0.00 1,716,117.00
997373070 POWERSHARES DB COMMODITY IND JAN12 30 CALL 27 Sep 2011 MORGAN STANLEY CO INCORPORATED USD/NYF 1.00
5,000.000 1.000000 Local 0.400000 0.00 5,000.00 3.84 194,996.16
Base 0.400000 0.00 5,000.00 3.84 194,996.16
997373088 POWERSHARES DB COMMODITY IND JAN12 29 CALL 27 Sep 2011 MORGAN STANLEY CO INCORPORATED USD/NYF 1.00
5,000.000 1.000000 Local 0.650000 0.00 5,000.00 6.24 319,993.76
Base 0.650000 0.00 5,000.00 6.24 319,993.76
US DOLLAR Total
16,000.000 Local 0.00 16,000.00 13.58 2,409,603.42
Base 0.00 16,000.00 13.58 2,409,603.42
OPTIONS WRITTEN Total
16,000.000
Base 0.00 16,000.00 13.58 2,409,603.42
SALES Total
525,925.000
Base 0.00 21,163.08 646.03 40,643,119.32
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Purchase Report by Report Date

September 1, 2011 to September 30, 2011

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND: NJDX

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
AUSTRALIAN DOLLAR
615066909 COMMONWEALTH PROPERTY OFFICE REIT NPV 02 Sep 2011 07 Sep 2011 INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8
492,719.000 0.937603 Local 0.959300 0.00 283.60 0.00 472,948.94
Base 1.023141 0.00 302.47 0.00 504,423.45
06 Sep 2011 09 Sep 2011 INSTINET LLC AUD/AU8
507,281.000 0.951068 Local 0.950200 0.00 289.21 0.00 482,307.62
Base 0.999087 0.00 304.09 0.00 507,122.12
615066909 Total
1,000,000.000 Local 0.00 572.81 0.00 955,256.56
Base 0.00 606.56 0.00 1,011,545.57
670399906 CHARTER HALL OFFICE REIT REIT NPV 14 Sep 2011 19 Sep 2011 INSTINET LLC AUD/AU8
350,000.000 0.980921 Local 3.239600 0.00 680.32 0.00 1,134,540.32
Base 3.302611 0.00 693.55 0.00 1,156,607.23
AUSTRALIAN DOLLAR Total
1,350,000.000 Local 0.00 1,253.13 0.00 2,089,796.88
Base 0.00 1,300.11 0.00 2,168,152.80
CANADIAN DOLLAR
131253999 CALLOWAY REAL ESTATE INVESTM  REIT NPV 15 Sep 2011 21 Sep 2011 6 AUTREPAT-DIV RE CAD/CAN
264.000 0.987450 Local 24.431818 0.00 0.00 0.00 6,450.00
Base 24.742334 0.00 0.00 0.00 6,531.98
136504955 CAN REAL ESTATE INVEST TRUST REIT NPV 15 Sep 2011 20 Sep 2011 5 AUTREPAT-DIV RE CAD/CAN
162.000 0.987450 Local 33.754814 0.00 0.00 0.00 5,468.28
Base 34.183821 0.00 0.00 0.00 5,637.78
CANADIAN DOLLAR Total
426.000 Local 0.00 0.00 0.00 11,918.28
Base 0.00 0.00 0.00 12,069.76
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

FUND:  NJDX STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR
045604105 ASSOCIATED ESTATES REALTY CP REIT USD.1 13 Sep 2011 16 Sep 2011 PERSHING LLC USD/DTC 0.01
45,000.000 1.000000 Local 17.247200 0.00 450.00 0.00 776,574.00
Base 17.247200 0.00 450.00 0.00 776,574.00
US DOLLAR Total
45,000.000 Local 0.00 450.00 0.00 776,574.00
Base 0.00 450.00 0.00 776,574.00
EQUITY Total
1,395,426.000
Base 0.00 1,750.11 0.00 2,956,796.56
PURCHASE Total
1,395,426.000
Base 0.00 1,750.11 0.00 2,956,796.56
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COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND: NJEF
October 11, 2011

Purchase Report by Report Date
STATE STREET.

September 1, 2011 to September 30, 2011 View Date:

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
EQUITY
US DOLLAR
ACI005410 ASCEND PARTNERS FUND Il LP LIMITED PARTNERSHIP 01 Sep 2011 01 Sep 2011 CAPITAL CALL USD/OTH
25,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00
ACIO0TKE9 GS ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
16,994,394.000 1.000000 Local 1.000000 0.00 0.00 0.00 16,994,394.00
Base 1.000000 0.00 0.00 0.00 16,994,394.00
ACIO0TKF6 GS CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
30,087.000 1.000000 Local 1.000000 0.00 0.00 0.00 30,087.00
Base 1.000000 0.00 0.00 0.00 30,087.00
ACIO0TKG4 GS EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
77,365.000 1.000000 Local 1.000000 0.00 0.00 0.00 77,365.00
Base 1.000000 0.00 0.00 0.00 77,365.00
ACIOO0TKIO RCW ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP ~ 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
69.740 1.000000 Local 1.000000 0.00 0.00 0.00 69.74
Base 1.000000 0.00 0.00 0.00 69.74
ACIO0TKJ8 RCW CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
4,200,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,200,000.00
Base 1.000000 0.00 0.00 0.00 4,200,000.00
ACIO0TKN9 PP CASH OTHER 2 LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
2,781,332.430 1.000000 Local 1.000000 0.00 0.00 0.00 2,781,332.43
Base 1.000000 0.00 0.00 0.00 2,781,332.43
ACIO0TKRO GS OTHER ASSETS LIABILITIES LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
17,255,752.000 1.000000 Local 1.000000 0.00 0.00 0.00 17,255,752.00
Base 1.000000 0.00 0.00 0.00 17,255,752.00
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Purchase Report by Report Date

September 1, 2011 to September 30, 2011

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND: NJEF

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
ACIOO0TKT6 RCW CASH/RECEIVABLES LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
17,143.900 1.000000 Local 1.000000 0.00 0.00 0.00 17,143.90
Base 1.000000 0.00 0.00 0.00 17,143.90
ACIO0TKU3 PP ABSOLUTE RETURN HEDGE FUNDSLIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
2,815,327.080 1.000000 Local 1.000000 0.00 0.00 0.00 2,815,327.08
Base 1.000000 0.00 0.00 0.00 2,815,327.08
ACIO0TLAG AIA EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
1,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,000,000.00
Base 1.000000 0.00 0.00 0.00 1,000,000.00
ACIO0TLB4 AIA CASH RECEIVABLES LIMITED PARTNERSHIP ~ 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
626,720.000 1.000000 Local 1.000000 0.00 0.00 0.00 626,720.00
Base 1.000000 0.00 0.00 0.00 626,720.00
US DOLLAR Total
70,798,191.150 Local 0.00 0.00 0.00 70,798,191.15
Base 0.00 0.00 0.00 70,798,191.15
EQUITY Total
70,798,191.150
Base 0.00 0.00 0.00 70,798,191.15
PURCHASE Total
70,798,191.150
Base 0.00 0.00 0.00 70,798,191.15
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Sales Report by Report Date

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
EQUITY
US DOLLAR
ACI0054W9 IRONBOUND PTNRS OVERSEAS LTD MUTUAL FUND 27 Sep 2011 OPEN 11 PARTNERSHIP CLOSEOUT USD/BOS
18,370,076.350 1.000000 Local 0.458077 0.00 0.00 0.00 8,414,920.38
Base 0.458077 0.00 0.00 0.00 8,414,920.38
ACIO0TKE9 GS ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
17,008,741.000 1.000000 Local 1.000000 0.00 0.00 0.00 17,008,741.00
Base 1.000000 0.00 0.00 0.00 17,008,741.00
ACIO0TKF6 GS CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
124,151.000 1.000000 Local 1.000000 0.00 0.00 0.00 124,151.00
Base 1.000000 0.00 0.00 0.00 124,151.00
ACIO0TKG4 GS EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
122,860.000 1.000000 Local 1.000000 0.00 0.00 0.00 122,860.00
Base 1.000000 0.00 0.00 0.00 122,860.00
ACIO0TKIO RCW ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
17,143.900 1.000000 Local 1.000000 0.00 0.00 0.00 17,143.90
Base 1.000000 0.00 0.00 0.00 17,143.90
ACIO0TKL3 PP EQUITY ORIENTED HEDGE FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
1,662,793.720 1.000000 Local 1.000000 0.00 0.00 0.00 1,662,793.72
Base 1.000000 0.00 0.00 0.00 1,662,793.72
ACIO0TKM1 PP OTHER OVERLAY LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
19,334.070 1.000000 Local 1.000000 0.00 0.00 0.00 19,334.07
Base 1.000000 0.00 0.00 0.00 19,334.07
ACIO0TKN9 PP CASH OTHER 2 LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
2,815,327.080 1.000000 Local 1.000000 0.00 0.00 0.00 2,815,327.08
Base 1.000000 0.00 0.00 0.00 2,815,327.08
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COMMON E HEDGE FUNDS

Sales Report by Report Date
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
ACIO0TKP4 AlA CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
576,760.000 1.000000 Local 1.000000 0.00 0.00 0.00 576,760.00
Base 1.000000 0.00 0.00 0.00 576,760.00
ACIO0TKRO GS OTHER ASSETS LIABILITIES LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
17,101,846.000 1.000000 Local 1.000000 0.00 0.00 0.00 17,101,846.00
Base 1.000000 0.00 0.00 0.00 17,101,846.00
ACIO0TKT6 RCW CASH/RECEIVABLES LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
28,200,069.740 1.000000 Local 1.000000 0.00 0.00 0.00 28,200,069.74
Base 1.000000 0.00 0.00 0.00 28,200,069.74
ACI00TKV1 PP CREDIT ORIENTED HEDGE FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
524,430.840 1.000000 Local 1.000000 0.00 0.00 0.00 524,430.84
Base 1.000000 0.00 0.00 0.00 524,430.84
ACIOO0TLAG AIA EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
49,960.000 1.000000 Local 1.000000 0.00 0.00 0.00 49,960.00
Base 1.000000 0.00 0.00 0.00 49,960.00
ACI00TLB4 AIA CASH RECEIVABLES LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
1,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 1,000,000.00
Base 1.000000 0.00 0.00 0.00 1,000,000.00
ACIO0TMF4 PP COMM/REAL ASSETS FUNDS LIMITED PARTNERSHIP 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
574,773.800 1.000000 Local 1.000000 0.00 0.00 0.00 574,773.80
Base 1.000000 0.00 0.00 0.00 574,773.80
US DOLLAR Total
88,168,267.500 Local 0.00 0.00 0.00 78,213,111.53
Base 0.00 0.00 0.00 78,213,111.53

EQUITY Total
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Sales Report by Report Date

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

FUND:  NJEF STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 0.00 0.00 0.00 78,213,111.53
SALES Total
88,168,267.500
Base 0.00 0.00 0.00 78,213,111.53
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Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

FUND:  NJER STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
US DOLLAR
980SLK907 SHERIDAN PROD PARTNERS IA LP 28 Sep 2011 COST ADJUSTMENT / NON CASH USD/BOS
5,250,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 5,250,000.00
Base 1.000000 0.00 0.00 0.00 5,250,000.00
28 Sep 2011 CANCEL COST ADJUSTMENT / NON CASH USD/BOS
-5,250,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 -5,250,000.00
Base 1.000000 0.00 0.00 0.00 -5,250,000.00
28 Sep 2011 CAPITAL CALL USD/BOS
5,250,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 5,250,000.00
Base 1.000000 0.00 0.00 0.00 5,250,000.00
28 Sep 2011 CANCEL CAPITAL CALL USD/BOS
-5,250,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 -5,250,000.00
Base 1.000000 0.00 0.00 0.00 -5,250,000.00
28 Sep 2011 28 Sep 2011 CAPITAL CALL USD/BOS
5,250,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 5,250,000.00
Base 1.000000 0.00 0.00 0.00 5,250,000.00
980SLK907 Total
5,250,000.000 Local 0.00 0.00 0.00 5,250,000.00
Base 0.00 0.00 0.00 5,250,000.00
ACI005407 RC WOODLEY PARK LP LIMITED PARTNERSHIP ~ 30 Sep 2011 30 Sep 2011 STATE STREET BANK AND TRUST USD/OTH
24,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 24,000,000.00
Base 1.000000 0.00 0.00 0.00 24,000,000.00
ACI0093T9 SHERIDAN PRODUCTION PTN II B LIMITED PARTNERSHIP 28 Sep 2011 28 Sep 2011 CAPITAL CALL USD/BOS
4,000,000.000 1.000000 Local 1.000000 0.00 0.00 0.00 4,000,000.00
Base 1.000000 0.00 0.00 0.00 4,000,000.00
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Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

FUND:  NJER STATE STREET.

September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date  Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR Total

33,250,000.000 Local 0.00 0.00 0.00 33,250,000.00
Base 0.00 0.00 0.00 33,250,000.00
EQUITY Total
33,250,000.000
Base 0.00 0.00 0.00 33,250,000.00
PURCHASE Total
33,250,000.000
Base 0.00 0.00 0.00 33,250,000.00
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Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJBE STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EURO CURRENCY
FRANCE
EQUITY
2,087,302.510 Local 0.00 0.00 0.00 2,087,302.51
Base 0.00 0.00 0.00 3,010,725.14
TRADES: 1
CANCELS: 0
FRANCE Total
2,087,302.510 Local 0.00 0.00 0.00 2,087,302.51
Base 0.00 0.00 0.00 3,010,725.14
TRADES: 1
CANCELS: 0
UNITED KINGDOM
EQUITY
2,095,065.070 Local 0.00 0.00 0.00 2,095,065.07
Base 0.00 0.00 0.00 2,872,151.67
TRADES: 2
CANCELS: 0
UNITED KINGDOM Total
2,095,065.070 Local 0.00 0.00 0.00 2,095,065.07
Base 0.00 0.00 0.00 2,872,151.67
TRADES: 2
CANCELS: 0
EURO CURRENCY Total
4,182,367.580 Local 0.00 0.00 0.00 4,182,367.58
Base 0.00 0.00 0.00 5,882,876.81
TRADES: 3
CANCELS: 0

US DOLLAR
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Purchase Report by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

Currency Summa .
y Ty FUND:  NJBE STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
130,538,764.100 Local 0.00 0.00 0.00 130,538,764.10
Base 0.00 0.00 0.00 130,538,764.10
TRADES: 84
CANCELS: 6
US DOLLAR Total
130,538,764.100 Local 0.00 0.00 0.00 130,538,764.10
Base 0.00 0.00 0.00 130,538,764.10
TRADES: 84
CANCELS: 6
PURCHASE Total
134,721,131.680 Base 0.00 0.00 0.00 136,421,640.91
TRADES: 87
CANCELS: 6

Page 39

Books Closed

Prepared by State Street




Purchase and Sales by Report Date

COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJBE ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
164,565,972.000 Local 0.00 0.00 0.00 152,215,982.00
Base 0.00 0.00 0.00 152,215,982.00
TRADES:
CANCELS: 0
US DOLLAR Total
164,565,972.000 Local 0.00 0.00 0.00 152,215,982.00
Base 0.00 0.00 0.00 152,215,982.00
TRADES: 2
CANCELS: 0
SALES Total
164,565,972.000 Base 0.00 0.00 0.00 152,215,982.00
TRADES: 2
CANCELS: 0
Page 40 Books Closed Prepared by State Street




Purchase Report by Report Date

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJBR ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
41,097,566.100 Local 0.00 0.00 0.00 41,097,566.10
Base 0.00 0.00 0.00 41,097,566.10
TRADES: 18
CANCELS: 0
US DOLLAR Total
41,097,566.100 Local 0.00 0.00 0.00 41,097,566.10
Base 0.00 0.00 0.00 41,097,566.10
TRADES: 18
CANCELS: 0
PURCHASE Total
41,097,566.100 Base 0.00 0.00 0.00 41,097,566.10
TRADES: 18
CANCELS: 0
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Purchase and Sales by Report Date

Currency Summary

COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

FUND:  NJBR STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
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Purchase and Sales by Report Date COMDAOIN I R IR, ASSIANS QI /IAEDE
COMMON E REAL ASSETS EQTY/HEDG
Currency Summary FUND: NJDP ST ATFE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********

Page 43 Prepared by State Street




Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Currency Summary FUND: NJDW ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
7,153,671.000 Local 0.00 43,475.70 0.00 227,428,027.76
Base 0.00 43,475.70 0.00 227,428,027.76
TRADES: 15
CANCELS: 0
OPTIONS BOUGHT
6,500.000 Local 0.00 6,500.00 0.00 4,177,400.00
Base 0.00 6,500.00 0.00 4,177,400.00
TRADES:
CANCELS:
OPTIONS BOUGHTBACK
4,928.000 Local 0.00 9,856.00 0.00 7,527,718.84
Base 0.00 9,856.00 0.00 7,527,718.84
TRADES: 3
CANCELS: 0
OPTIONS EXPIRED_WRTS
22.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
US DOLLAR Total
7,165,121.000 Local 0.00 59,831.70 0.00 239,133,146.60
Base 0.00 59,831.70 0.00 239,133,146.60
TRADES: 22
CANCELS: 0
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Purchase Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT
Currency Summary FUND: NJDW ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
PURCHASE Total e
7,165,121.000 Base 0.00 59,831.70 0.00 239,133,146.60
TRADES: 22
CANCELS: 0

Page 45 Books Closed Prepared by State Street




Sales Report by Report Date

Currency Summary

September 1, 2011 to September 30, 2011

COMMON E REAL ASSETS ETF/HEDGE

NJ DIVISION OF INVESTMENT
FUND: NJDW

View Date: October 11, 2011

STATE STREET.

Base Currency: USD - US DOLLAR

Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
504,925.000 Local 0.00 2,663.08 632.45 32,936,117.66
Base 0.00 2,663.08 632.45 32,936,117.66
TRADES:
CANCELS:
OPTIONS EXPIRED_BUYS
2,500.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 2
CANCELS: 0
OPTIONS SOLD
2,500.000 Local 0.00 2,500.00 0.00 5,297,398.24
Base 0.00 2,500.00 0.00 5,297,398.24
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
16,000.000 Local 0.00 16,000.00 13.58 2,409,603.42
Base 0.00 16,000.00 13.58 2,409,603.42
TRADES: 4
CANCELS: 0
US DOLLAR Total
525,925.000 Local 0.00 21,163.08 646.03 40,643,119.32
Base 0.00 21,163.08 646.03 40,643,119.32
TRADES: 10
CANCELS: 0
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Sales Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT
Currency Summary FUND: NJDW ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
SALESTotal e
525,925.000 Base 0.00 21,163.08 646.03 40,643,119.32
TRADES: 10
CANCELS: 0

Page 47 Books Closed Prepared by State Street




Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summa .
y Ty FUND:  NJDX STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
AUSTRALIAN DOLLAR
EQUITY
1,350,000.000 Local 0.00 1,253.13 0.00 2,089,796.88
Base 0.00 1,300.11 0.00 2,168,152.80
TRADES:
CANCELS:
AUSTRALIAN DOLLAR Total
1,350,000.000 Local 0.00 1,253.13 0.00 2,089,796.88
Base 0.00 1,300.11 0.00 2,168,152.80
TRADES: 3
CANCELS: 0
CANADIAN DOLLAR
EQUITY
426.000 Local 0.00 0.00 0.00 11,918.28
Base 0.00 0.00 0.00 12,069.76
TRADES: 2
CANCELS: 0
CANADIAN DOLLAR Total
426.000 Local 0.00 0.00 0.00 11,918.28
Base 0.00 0.00 0.00 12,069.76
TRADES: 2
CANCELS: 0
US DOLLAR
EQUITY
45,000.000 Local 0.00 450.00 0.00 776,574.00
Base 0.00 450.00 0.00 776,574.00
TRADES: 1
CANCELS: 0
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Purchase Report by Report Date

COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Currency Summa .
y Ty FUND:  NJDX STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR Total
45,000.000 Local 0.00 450.00 0.00 776,574.00
Base 0.00 450.00 0.00 776,574.00
TRADES:
CANCELS: 0
PURCHASE Total
1,395,426.000 Base 0.00 1,750.11 0.00 2,956,796.56
TRADES: 6
CANCELS: 0
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Books Closed
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Purchase Report by Report Date

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJEF ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
70,798,191.150 Local 0.00 0.00 0.00 70,798,191.15
Base 0.00 0.00 0.00 70,798,191.15
TRADES: 12
CANCELS: 0
US DOLLAR Total
70,798,191.150 Local 0.00 0.00 0.00 70,798,191.15
Base 0.00 0.00 0.00 70,798,191.15
TRADES: 12
CANCELS: 0
PURCHASE Total
70,798,191.150 Base 0.00 0.00 0.00 70,798,191.15
TRADES: 12
CANCELS: 0
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Books Closed
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Sales Report by Report Date

COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJEF ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
EQUITY
88,168,267.500 Local 0.00 0.00 0.00 78,213,111.53
Base 0.00 0.00 0.00 78,213,111.53
TRADES: 15
CANCELS: 0
US DOLLAR Total
88,168,267.500 Local 0.00 0.00 0.00 78,213,111.53
Base 0.00 0.00 0.00 78,213,111.53
TRADES: 15
CANCELS: 0
SALES Total
88,168,267.500 Base 0.00 0.00 0.00 78,213,111.53
TRADES: 15
CANCELS: 0
Page 51 Books Closed Prepared by State Street




Purchase Report by Report Date

COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

Currency Summary FUND:  NJER ST ATE STREET
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
EQUITY
33,250,000.000 Local 0.00 0.00 0.00 33,250,000.00
Base 0.00 0.00 0.00 33,250,000.00
TRADES:
CANCELS: 2
US DOLLAR Total
33,250,000.000 Local 0.00 0.00 0.00 33,250,000.00
Base 0.00 0.00 0.00 33,250,000.00
TRADES: 5
CANCELS: 2
PURCHASE Total
33,250,000.000 Base 0.00 0.00 0.00 33,250,000.00
TRADES: 5
CANCELS: 2
Page 52 Books Closed Prepared by State Street




Purchase Report by Report Date SIOWINOINTISIH N/ ANEISOI0INRS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBE STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
134,721,131.680 Base 0.00 0.00 0.00 136,421,640.91
TRADES: 87
CANCELS: 6
CPURCHASE Total
134,721,131.680 Base 0.00 0.00 0.00 136,421,640.91
TRADES: 87
CANCELS: 6

Page 53 Books Closed Prepared by State Street



Sales Report by Report Date SIOWINOINTISIH N/ ANEISOI0INRS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBE STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
164,565,972.000 Base 0.00 0.00 0.00 152,215,982.00
TRADES: 2
CANCELS:
CSALES Total
164,565,972.000 Base 0.00 0.00 0.00 152,215,982.00
TRADES: 2
CANCELS:

Page 54 Books Closed Prepared by State Street



Purchase Report by Report Date CSOMIOINEIN SN SIS
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJBR STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
41,097,566.100 Base 0.00 0.00 0.00 41,097,566.10
TRADES: 18
CANCELS: 0
CPURCHASE Total
41,097,566.100 Base 0.00 0.00 0.00 41,097,566.10
TRADES: 18
CANCELS: 0

Page 55 Books Closed Prepared by State Street




Purchase and Sales by Report Date COMBIOINIBIN SR SIS BIHADEI S
CLIENT MANAGED
e L FUND:  NJDL STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
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Purchase and Sales by Report Date COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG
Fund Summary FUND:  NJDP STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - USD
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FrEEEEE* No Activity for This Fund ********

Page 57 Prepared by State Street




Purchase Report by Report Date

COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

Fund Summary FUND: N]DW ST AT‘E STREE‘T'
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
7,153,671.000 Base 0.00 43,475.70 0.00 227,428,027.76
TRADES: 15
CANCELS: 0
OPTIONS BOUGHT
6,500.000 Base 0.00 6,500.00 0.00 4,177,400.00
TRADES:
CANCELS:
OPTIONS BOUGHTBACK
4,928.000 Base 0.00 9,856.00 0.00 7,527,718.84
TRADES:
CANCELS:
OPTIONS EXPIRED_WRTS
22.000 Base 0.00 0.00 0.00 0.00
TRADES: 1
CANCELS: 0
PURCHASE Total
7,165,121.000 Base 0.00 59,831.70 0.00 239,133,146.60
TRADES: 22
CANCELS: 0
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Sales Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT
Fund Summary FUND: N]DW ST AT‘E STREE‘T'
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
504,925.000 Base 0.00 2,663.08 632.45 32,936,117.66
TRADES:
CANCELS:
OPTIONS EXPIRED_BUYS
2,500.000 Base 0.00 0.00 0.00 0.00
TRADES: 2
CANCELS:
OPTIONS SOLD
2,500.000 Base 0.00 2,500.00 0.00 5,297,398.24
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
16,000.000 Base 0.00 16,000.00 13.58 2,409,603.42
TRADES: 4
CANCELS:
SALES Total
525,925.000 Base 0.00 21,163.08 646.03 40,643,119.32
TRADES: 10
CANCELS: 0

Page 59 Books Closed Prepared by State Street




Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJDX STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
1,395,426.000 Base 0.00 1,750.11 0.00 2,956,796.56
TRADES:
CANCELS:
PURCHASE Total
1,395,426.000 Base 0.00 1,750.11 0.00 2,956,796.56
TRADES:
CANCELS:

Page 60 Books Closed Prepared by State Street



Purchase Report by Report Date SOLNMIONUBIEIHR CIE IO
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJEF STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
70,798,191.150 Base 0.00 0.00 0.00 70,798,191.15
TRADES: 12
CANCELS: 0
CPURCHASE Total
70,798,191.150 Base 0.00 0.00 0.00 70,798,191.15
TRADES: 12
CANCELS: 0

Page 61 Books Closed Prepared by State Street



Sales Report by Report Date SOLNMIONUBIEIHR CIE IO
NJ DIVISION OF INVESTMENT
Fund Summary FUND:  NJEF STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
EQUITY
88,168,267.500 Base 0.00 0.00 0.00 78,213,111.53
TRADES: 15
CANCELS: 0
CSALES Total
88,168,267.500 Base 0.00 0.00 0.00 78,213,111.53
TRADES: 15
CANCELS: 0

Page 62 Books Closed Prepared by State Street



Purchase Report by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

Fund Summary FUND:  NJER STATE STREET.
September 1, 2011 to September 30, 2011 View Date: October 11, 2011
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
EQUITY
33,250,000.000 Base 0.00 0.00 0.00 33,250,000.00
TRADES:
CANCELS:
PURCHASE Total
33,250,000.000 Base 0.00 0.00 0.00 33,250,000.00
TRADES:
CANCELS:

Page 63 Books Closed Prepared by State Street
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